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Appendix B Figures

Figure B.1: Top 10 Bagl'jt/l?rias'ersz 10Y Cash vs 10Y Figure B.2: Top 10 PTF: 10Y Cash vs 10Y Futures
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Source: Staff calculations, based on data from BrokerTec, CME Group . Source: Staff calculations, based on data from BrokerTec, CME Group.
Figure B.3: Top 10 Bank/Dealers: 10Y Cash vs Figure B.4: Top 10 PTF: 10Y Cash vs Eurodollar
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Figure B.5: Top 10 Bank/Dealers: 10Y Cash vs E- Figure B.6: Top 10 PTF: 10Y Cash vs E-Mini Futures
Mini Futures
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